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Summary of policy

% limit on maximum percentage of book on loan

25%

Revenue Split

75/25*

Name of the Fund

HBCE / HSBC Gbl Inv Fd - Multi-Asset Style Factors

Replication Mode

Physical replication

ISIN Code LU1460782227
Total net assets (AuM) 824,275,096
Reference currency of the fund EUR

* The sub-fund will receive 75% of the gross revenue generated and the remaining 25% will be split between the Securities Lending Agent and the Management Company

Securities lending data - as at 20/05/2025

Currently on loan in EUR (base currency)

17,458,612.50

Current percentage on loan (in % of the fund AuM)

2.12%

Collateral value (cash and securities) in EUR (base currency)

19,351,838.07

Collateral value (cash and securities) in % of loan

111%

Securities lending statistics

12-month average on loan in EUR (base currency)

39,925,125.51

12-month average on loan as a % of the fund AuM

4.99%

12-month maximum on loan in EUR

95,752,414.61

12-month maximum on loan as a % of the fund AuM 12.03%
Gross Return for the fund over the last 12 months in (base currency fund) 63,555.73
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0079%

Collateral data - as at 20/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight

AUO000000TLS2 TELSTRA GROUP ODSH TELSTRA GROUP COM AU AUD AAA 37.26 21.36 0.00%
GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 2,215,478.25 2,629,023.63 13.59%
GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 61,135.10 72,546.69 0.37%
GBOOBOCNHZ09 UKTI 1 1/4 11/22/55 UK TREASURY GIL GB GBP AA3 44,647.45 52,981.43 0.27%
JP1300371C98 JPGV 1.900 09/20/42 JAPAN GOV JP JPY A1 1,314,666.24 8,055.06 0.04%
JP3142500002 IDEMITSU ODSH IDEMITSU COM JP JPY A1 136,697,438.43 837,555.70 4.33%
JP3188220002 OTSUKA HOLDINGS ODSH OTSUKA HOLDINGS COM JP JPY A1 157,620,498.82 965,752.90 4.99%
JP3294460005 INPEX ODSH INPEX COM JP JPY A1 157,418,298.19 964,514.00 4.98%
JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1 157,906,498.76 967,505.24 5.00%
JP3399310006 Z0Z0O ODSH z20z0 COM JP JPY A1 158,054,398.72 968,411.43 5.00%




Collateral data - as at 20/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 157,878,599.87 967,334.30 5.00%
JP3475350009 DAIICHI SANKYO ODSH DAIICHI SANKYO COM JP JPY A1l 157,938,999.37 967,704.37 5.00%
JP3569200003 TOKYU FUDOSAN ODSH TOKYU FUDOSAN COM JP JPY A1l 156,195,799.97 957,023.66 4.95%
JP3629000005 TOPPAN HOLDINGS ODSH TOPPAN HOLDINGS COM JP JPY A1l 157,913,798.38 967,549.97 5.00%
JP3633400001 TOYOTA ODSH TOYOTA COM JP JPY A1l 157,944,749.59 967,739.61 5.00%
JP3688370000 NXHD ODSH NXHD COM JP JPY A1l 158,081,298.24 968,576.25 5.01%
JP3705200008 JAPAN AIRLINES ODSH JAPAN AIRLINES COM JP JPY A1l 155,899,498.45 955,208.20 4.94%
JP3732000009 SOFTBANK ODSH SOFTBANK COM JP JPY A1l 157,398,388.40 964,392.01 4.98%
JP3758190007 NEXON ODSH NEXON COM JP JPY A1l 130,380,798.33 798,853.16 4.13%
JP3778630008 BANDAI NAMCO HD ODSH BANDAI NAMCO HD COM JP JPY A1l 157,929,999.30 967,649.23 5.00%
JP3894900004 IMH ODSH IMH COM JP JPY A1l 154,439,998.14 946,265.73 4.89%
JP3897700005 MITSUBISHI CG ODSH MITSUBISHI CG COM JP JPY A1l 158,118,098.44 968,801.73 5.01%
JP3902400005 MITSUBISHI ELEC ODSH MITSUBISHI ELEC COM JP JPY A1l 79,379,998.80 486,367.35 2.51%
JP3918000005 MEIJI HOLDINGS ODSH MEIJI HOLDINGS COM JP JPY A1l 317,098.35 1,942.89 0.01%
KYG9830T1067 XIAOMI ODSH XIAOMI COM HK HKD 547.90 62.19 0.00%
Total: 19,351,838.07 100.00%
Geographical allocation of collateral Currency allocation of collateral
0% Origin 0%
1423 % m AT 1423
0 AU 0%
BE
CA Currency
H CH W AUD
DE GEP
B DK HED
Al JPY
H FR
GB
85.77 % W HK 85.77 %
Counterparts

Number of counterparties with exposure exceeding 3% of the Fund's NAV

No. | Major Name

Market Value

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | BNP PARIBAS ARBITRAGE LONDON/PARIS (PARENT)

17,663,165.04
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